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108 | Last floating | The date of the most recent sampling of the VIiVIVIV |V
reference floating reference to determine cashflow. Ties
reset date to Last floating reference value data element.
109 | Delta The ratio of the absolute change in price ofan | V| V| V| vV | V
OTC derivative transaction to the change in
price of the underlier, at the time a new
transaction is reported or when a change in
the notional amount is reported.
110 | Valuation Current value of the outstanding contract. VIiVIVIV|Y
amount Valuation amount is expressed as the exit cost
of the contract or components of the contract,
i.e., the price that would be received to sell
the contract (in the market in an orderly
transaction at the valuation date).
111 | Valuation Currency in which the valuation amount is VIiVIVIV|Y
currency denominated.
112 | Valuation Source and method used for the valuationof | v'| V| V|V | v
method the transaction by the reporting counterparty.
If at least one valuation input is used that is
classified as mark-to-model in appendix in
the swap data technical specification, then the
whole valuation is classified as mark-to-
model.
If only inputs are used that are classified as
mark-to-market in appendix the swap data
technical specification, then the whole
valuation is classified as mark-to-market.
113 | Valuation Date and time of the last valuation markedto | V| V| V|V | ¥V
timestamp market, provided by the central counterparty
(CCP) or calculated using the current or last
available market price of the inputs.
If, for example, a currency exchange rate is
the basis for a transaction’s valuation, then
the valuation timestamp reflects the moment
in time that exchange rate was current.
Category: Collateral and margins
114 | Affiliated Indicator of whether the current counterparty | v'| V| V|V | ¥V
counterparty | is deemed an affiliate for U.S. margin and
for margin capital rules (as per § 23.159).
and capital
indicator
115 | Collateralisati | Indicator of whether a collateral agreement VIivIVvIVv |V
on catego (or collateral agreements) between the




